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T^`\g\r_pSUT¬cgPR^c
ujj1(T ) = 0
¢O8 vjncgPpTij`iusp\=NT^`\g\r_RST¬T=vpTig`eDtj`vR\]Tigl^c]j`v
T1 + Kj1 = T + Kj
¢
 Tª^nm\rj.^`\g\r_RSTc]Pq^cUc]PpTl@Tmjtcfe
vj1
^cc]PpTSUj`SUTvNcjndc]PpTkf_pSUo £qTKtj@STK\_pvp j`igSme
sp\rc]ig£R_bc]TKsj`vc]PpTcfj 0 spSUTvq\rj`vR^`m\]opPpT=i]Tjn iu^`sb_R\
T1
(PpjTl`T=i
j@vpTtj`_pms^`\g\]_pSUT*S
_qtuP
mT=\g\=¢
O'PpT\fcu^c]T \]oR^@tT'jn©c]PRTopi]jbtT=\g\
MN(t)
\(c]PpTd\]TN_pT=vRtTj`©^`i]iu^eb\
Xi = {ji, ~vi} , i = 1, ..., N
¢
O'PRTv
nj
\cgPpTvN_RS
£7TiUjn
i
\r_RtuP%c]PR^nc
ji = j

N = n1 + ... + nJ
¢ 5 jTl@TiKIsb_pTc]j.j`_pi
^``igTT=ST=vNc^n£7j`_bcl`T=mjbtc]T=\Tt^`vcu^n`T*vR\rc]TK^`sc]PpT\fcu^cgT*jnX^¡SUj`mT=t_pmT^`\
Xi = {ji, Ti}
¢
TvRjnc]T
H
(u)
N
cgPpT`T=vpTiu^cgj`i'jnc]PpT
N
0­oR^`ircgtmT¬opigjbtTK\]\=bsbTRvRT=sj`v\]j`SUT^nopopigj`oRi]^cgTd _pvqtEc]j`v
\]oR^@tTUj`v
({1, ..., J} × R+)
N
PptuP.Tmmvpjnci]c]TDsbjv.TaoRmtc]T=me@;£7T=t=^n_R\]Tc#\ N_pc]T
\rcg^`vRsp^`igs®¢
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